Select financial product 
100 



Select time span 
150 



Create user defined 
query for trade data 
1200 



Select time unit size 
200 



Limit to select 
contract terms? 
210 



Limit to spread/non- 
spread/combined? 
224 



Retrieve trade data 
254 



Combine trade data 
that is within span of 
each time unit 
1220 



hYes 





If trade data is 
separate spread and 
non-spread, combine 
spread and non- 
spread data 
225 



«-Yes 




Classify trade data into 
time units by grouping 
together trade data that 
occurs within the same 
time unit 
300 



If trade data has multiple 
contract terms for same 
month but different years, 
combine trade data for 
each month 
1250 




Graph- 



Select data for data 
axis: trade data, 
calculation, or 
measure 
1300 



Table 



Select columns to 
display or show 
predetermined fields 
1260 



Determine plotted 
trade data, 
calculation, or 
statistical measure 
values 
1310 



Determine values from 
trade data, 
calculations, or 
statistical measures 
values 
12BQ 



Plot determined values 
against time units in the 
selected time span 
1320 



Draw table where each row 
represents a time unit. If 
separate contract terms, then 
each contract term is in an 
separate row. If multiple volume 
types, then each volume type is in 
a separate row. 
1290 
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Date Selection] LDB ) Options ) Other } 



This option allows you to Emit the amount of data that/Is loaded. 
The application will perform better with limited dat. 



From Date 1 Wed 01/01/2003 <H 
ToDate lT~ue 10/14/2003 <HF*f 
T? Go id Gnj of data (Ignore To Date) 




28 29 30 1 2 3 4 

5 6 7 8 9 10 11 

12 13 - 14 15 16 17 18 

19 20 21 22 23 24 25 

26 27 28 29 30 31 1 

2 3 4 5 6 7 8 
^) Today: 1/30/2004 
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Click on the graph above a 
time unit. Set end of time 
span to end of time unit 
430a 



Click on a row on table. Set 
end of time span to end of 
time unit 
430b 



Examine more one 

time unit back 
(begin with time unit 
immediately before 
end of time span) 
434 




Set beginning of time span 
to examined time unit 
438 



Select n number of 
historical time units 
432 




Determine start of 
price time span 
1330 



Yes 



Identify trade data 
for price time span 
430 



Determine size of 
price zone 
1350 . 




Ranges 



Select n number 
of price zones 
504 



Discrete 







Create a price 
zone for each 
discrete price 
1370 




Divide total range of 
prices into n uniform, 
non-overlapping price 
zones 
506 


Classify trade data into price zone 
by grouping together trade data 
that occurs within the same price 
zone 

m 






I 




I 






Add together trade data for 
each time unit belonging to 
the same price zone 
1390 



^-Yes- 



Multiple time 
units (historical 
data)? 1380 



Select fields to 
display or show 
predetermined fields 
1410 



-Table 




Graph - 



Select data for data axis: 
trade data, calculation, or 
statistical measure 
1410 



Determine field 
values from trade 
data,- calculations, 

or statistical 
measures values 
1400 



Determine plotted 
trade data, 
calculation, or 
statistical measure 
values 
1420 



Draw table where each row 
represents a price zone 
550 



Plot determined value 
against price zones in 
price time "span 
550 
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-Graph- 



, 


Select a price 






zone 





Click on price zone graph 
above a prize zone 
600a 



Plot price versus 

time unit for 
selected time span 
1450 



-Table - 



Click on a price zone on 
price zone table 
600b 



Draw lines(s) 
perpendicular to price axis 

and corresponding to 
selected price(s) on price 
versus time unit graph 
1470 
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Financial Products 



Category 


Subcategory 


Financial Product 


Agricultural Contracts 


Corn 


•Corn Futures 

• Electronic Corn Futures 

|Corn Calls 

iCorn Puts 

j Electronic Corn Puts 

[Electronic Corn Calls 

j Mini-sized Corn Futures 




Oats 


jOats Futures 

•Electronic Oats Futures 

jOats Calls 

jOats Puts . 

| Electronic Oats Puts 

j Electronic Oats Calls 




Rough Rice 


[Rough Rice Futures 
Electronic Rough Rice Futures 
Rough Rice Calls 
Rough Rice Puts 
Electronic Rough Rice Puts 
Electronic Rough Rice Calls 




Soybean Meal 


Soybean Meal Futures 
Electronic Soybean Meal Futures 
Soybean Meal Calls 
Soybean Meal Puts 
Electronic Soybean Meal Puts 
Electronic Soybean Meal Calls 




Soybean Oil 


Soybean Oil Futures 
Electronic Soybean Oil Futures 
Soybean Oil Calls 
Soybean Oil Puts 
Electronic Soybean Oil Puts 
Electronic Soybean Oil Calls 




Soybeans 


Soybeans Futures 
Electronic Soybeans Futures 
Soybeans Calls 
Soybeans Puts 
Electronic Soybeans Puts 
Electronic Soybeans Calls 
Mini-sized Soybeans Futures 




Wheat 


Wheat Futures 
cieuuunic vvncai ruiures 
Wheat Calls 
Wheat Puts ' 
Electronic Wheat Puts 
Electronic Wheat Calls 
Mini-sized Wheat Futures 


Index Contracts 


Dow Jones Complex 


DJIA Futures 
Electronic DJIA Futures 
Mini-sized DJIA Futures 
Electronic DJIA Options 
DJIA Calls 
DJIA Puts 

AIG Commodity Index 



PIG. GA 



Interest Rate Contracts 


10 Year Agency Notes 


1 10 Year Agency Note Futures 
! Electronic 10 Year Agency Note Futures 
1 1 0 Year Agency Note Calls 
! 1 0 Year Agency Note Puts 
Electronic 1 0 Year Agency Note Options 




10 Year Interest Rate Swaps 


10 Year Interest Rate Swap Futures 
Electronic 10 Year Interest Rate Swap Futures 
10 Year Interest Rate Swap Calls 
;10 Year Interest Rate Swap Puts 
! Electronic 10 Year Interest Rate Swap Puts 
Electronic 10 Year Interest Rate Swap Calls 




10 Year U.S. Treasury Notes 


10 Year U.S. T-Note Futures 
Electronic 10 Year U.S. T-Note Futures 
10 Year U.S. T-Note Calls 
10 Year U.S. T-Note Puts 
Electronic 10 Year U.S. T-Note Calls 
Electronic 10 Year U.S. T-Note Puts 
European style 10 Year U.S. T-Note Calls 
European style 10 Year U.S. T-Note Puts 
Mini-size 10 Year U.S. T-Note Futures 




iu Tear municipal Note index 


10 Year Municipal Notes Index 
Electronic 10 Year Municipal Notes Index 




2 Year U.S. Treasure Notes 


2 Year T-Note Futures 
Electronic 2 Year T-Note Futures 
2 Year T-Note Calls 
2 Year T-Note Puts 
Electronic 2 Year T-Note Calls 
Electronic 2 Year T-Note Puts 
European style 2 Year T-Note Calls 
European style 2 Year T-Note Puts 




30 Day Federal Funds 


30 Day Federal Fund Futures 
Electronic 30 Day Federal Fund Futures 
30 Day Federal Fund Calls 
30 Day Federal Fund Puts 
Electronic 30 Day Federal Fund Puts 
Electronic 30 Day Federal Fund Calls 




30 Year U.S. Treasure Bonds 


30 Year U.S. T-Bond Futures 
Electronic 30 Year U.S. T-Bond Futures 
30 Year U.S. T-Bond Calls 
30 Year U.S. T-Bond Puts 
Electronic 30 Year U.S. T-Bond Calls 
Electronic 30 Year U.S. T-Bond Puts 
European style 30 Year U.S. T-Bond Calls 
European style 30 Year U.S. T-Bond Puts 
Mini-size 30 Year U.S. T-Bond Futures 




5 Year Interest Rate Swaps 


5 Year Interest Rate Swap Futures 
Electronic 5 Year Interest Rate Swap Futures 




o Tear u.o. iicasury noies 


5 Year U.S. T-Note Futures 
Electronic 5 Year U.S. T-Note Futures 
5 Year U.S. T-Note Calls 
5 Year U.S. T-Note Puts 
Electronic 5 Year U.S. T-Note Calls 
Electronic 5 Year U.S. T-Note Puts 
European style 5 Year U.S. T-Note Calls 
European style 5 Year U.S. T-Note Puts 




Eurodollars 


Mini-sized Eurodollar Futures 
Mini-sized deferred Eurodollar Futures 


Metals 


New York Gold 


Electronic New York Gold Mini 




New York Silver . 


Electronic New York Silver Mini 



FIG. GB 



158 




162 



166 
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Financial product 
120 



Time Unit A 
342 



Contract term A 
344 



Contract term B 
344 



Contract term C 
344 



Spread Volume 
346 



Non-spread Volume 
346 



Spread Volume 
346 



Non-spread Volume 
346 



Trader group A 



348 



Trader group B 
348 



Time Unit B 
342 
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Groups and Column Headings 



Financial 


jPredeferm/ned 




Product 


1 Group 






(Column Headers) 


(Sub Headers) 


A) Futurp^ 








! 1 ^ WrJi imp Qi immarw 
■ \f vuiuiiic ouiiiniaiy 






■ Ualc 






• Vyoniracx i erm 






1 \/nh imp T\/no 
• v UlUI i ic i ypc 






1 K|ot \/nlitmo Y\\i TroHor rt~\ 1 1 r\ 

i iNci vuiuiiic uy i iduer oruup 


fPTM CT\? CT\^ CT\A\ 




, i oiai volume 






\ » oiais uy i raoer oroup 


/PTM PTtO r'TIQ PTMN * 




1 PlR Ri i\//Qoll DroolcWnu/n 

LUD Duy/ocM DreaKaown 


/PTMRnu rTMQoll f*TI*3Rnw 

1 1 louy, u 1 1 loeii, u i iZDuy, 






CTI2Sell, CTI3Buy, CTI3Sell, 






CTI4Buy, CTWSell) 




Settlement Prices 


(Open, High, Low, Closel, Close2, 






Settle) ; 




Lifetime High 






Lifetime Low 






Previous Volume 






Previous Open Interest 






0\ Spttlpmont Prinpc 






Date 






Contract Term 






End of Day Prices 


/ f\ III. 1 | ^\ | jk y*N ■ a 

(Open, High, Low, Closel, Close2, 






Settle) 




Lifetime High 






Lifetime Low 






Previous Volume 




B} ODtions 


Previous Open Interest 










1^ OntinnQ ^iimmaru 
\) upuui io ouiiiiiiaiy 






uaie 






Contract Term 






Close 






Expire 






Implied Volatility 


(Calls, Puts) 




Put/Call Ratios 


(Put/Call, ITM Put/Call, OTM 






Put/Call) 




Dollar weighted Put/Call ratios 


(Put/Call, ITM Put/Call, OTM 






Put/Call) 




ITM Calls 


(Pain Strike, Pain Open Interest, 






Volume, Open Interest) 




OTM Calls 


(Pain Strike, Pain Open Interest, 




Volume, Open Interest) 




ITM Puts 


(Pain Strike, Pain Open Interest, 






Volume, Open Interest) 




OTM Puts 


(Pain Strike, Pain Open Interest, 






Volume, Open Interest) 




Volume/Open Interest Summary 


(Call Volume, Call Open Interest, 






Put Volume, Put Open Interest) 



fig. io 




FIG. I I 




o 



Statistic 

Open Interest (01) 

In-the-money (ITM) 01 

Out-of-the-money (OTM) OI 

Dollar weighted 01 

Dollar weighted ITM 01 

Dollar weighted OTM 01 

ITM pain strike price 

OTM pain strike price 

ITM pain OI 

OTM pain 01 

Put to call ratio 

ITM put to call ratio 

OTM put to call ratio 

Put to call dollar weighted ratio 

ITM put to call dollar weighted ratio 

OTM put to call dollar weighted ratio 
Volume weight factor 
Distance weight factor 

Composite implied volativity 
Modified composite implied volativity 



Formula 

£(0I for all strike prices) 

£(01 for ITM strike prices) 

]T(OI for OTM strike prices) 

X(OI for each strike price • options trade price) 

£(01 for each ITM strike price • option's trade price) 

£(01 for each OTM strike price • options trade price) 

Strike price with highest ITM 01 

Strike price with highest OTM 01 

01 of ITM strike price with highest 01 

01 of OTM strike price with highest 01 

£(01 for put options) + £(01 for call options) 

£(01 for ITM put options) + £(01 for ITM call options) 

£(01 for OTM put options) - 1(01 for OTM call options) 

£(01 for put options • option's trade price) 
+ 2(01 for call options • option's trade price) 

£(01 for ITM put options • option's trade price) 

* £(OI for ITM call options • option's trade price) 

X(OI for OTM put options • option's trade price) 
+ 2(01 for OTM call options ■ option's trade price) 

Option volume for a strike price + £( volume for all strike prices) 

[ |strike price - option's trade price| * option's trade price - acceptance factor ] 2 
+ (acceptance factor) 2 

^(option implied volativity • volume weight factor • distance weight factor) 

* (volume weight factor • distance weight factor) 

^(option implied volativity • volume weight factor • distance weight factor) 

* (volume weight factor • distance weight factor) 
{Wherein summation is applied to only: 

I ITM option nearest to trade price and 3 OTM options nearest trade price} 
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V 



Financial exchange 

or data provider 
(primary data source) ^ 
800 



Retrieve raw trade 
data 

bio 




r 


Process t 
into an 
1C 


rade data 
update 

m 



Remove 
unnecessary and/or 
redundant trade 
data 
£12 



Organize trade data 
816 




Update local 






database with 






updated trade data 


< 




804 







Local database 
(work data 
source) 
252 
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Select financial product 
100 



Select time span 
150 



t 

Select volume event 
trigger 
1505 



1410 



Retrieve trade data 
254 



Add volume of current 
trade to accumulated 
trade volume 
1522 




Begin at \ 
first trade of \> 
time span 
1520 / 



Create volume 
event group 
1526 



Classify trade data into 
volume event groups 
1510 



Reset accumulated 
trade volume to 
zero 
1528 




Yes- 



Move to next trade 
1532 



1 



Determine prices (low, high, 
open, and close) for each 
volume event group 
1570 



Display volume 
event groups by 
trade times 
1580 



FIG. I 9 



Select financial product 
100 



Select time span 
150 

I 

T 

Retrieve trade data 
254 



Display trade data 
classified by time units 
1290 (table) or 
mQ. (graph) 



Select time unit 
430 



T 



Determine second time 
span 
1350 



Determine prices 
and volumes for 
second time span 
430 



Classify prices into 
price zones 
500 



Display price zones and 
corresponding volumes 
for price zones 
550 
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*t,UUU 
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RR 94 
00.*C*4 


RR 4Q 

oo.*4-y 


4/1/2004 


9:30am 


3,200 


55.49 


55.54 


55.45 


55.51 


4/1/2004 


9:45am 


5,000 


55.5 


55.5 


55.35 


55.38 


4/1/2004 


10:00am 


7,000 


55.37 


55.48 


55.37 


55.46 


4/1/2004 


10:15am 


22,000 


55.45 


55.47 


55.37 


55.38 


4/1/2004 


10:30am 


55,000 


55.38 


55.38 


55.3 


55.32 


4/1/2004 


10:45am 


24,000 


55.32 


55.45 


55.32 


55.45 


4/1/2004 


11:00am 


105,000 


55.43 


55.48 


55.41 


55.44 


4/1/2004 


11:15am 


7,200 


55.43 


55.47 


55.2 


55.21 


4/1/2004 


11:30am 


1,000 


55.21 


55.34 


55.15 


55.34 


4/1/2004 


11:45am 


5,000 


55.35 


55.5 


55.34 


55.5 






Example trade data 
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Thresold 










Date 


Time 


CTI1 Buv 


Open 


High 


Low 


Close 


4/1/2004 


7:45am 


50,900 


54.96 


55.05 


54.52 


54.58 


4/1/2004 


8:30am 


31,000 


54.58 


54.89 


54.57 


54.83 


4/1/2004 


10:15am 


46,200 


54.82 


55.5 


54.57 


55.38 


4/1/2004 


10:30am 


55,000 


55.38 


55.38 


£5.3 


55.32 


4/1/2004 


11:00am 


129,000 


55:32 


55.48 


55.32 


55.44 



Volume event groups from example trade data with volume event trigger of 30,000 



FIG. 225 



